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2.1. Gaussian processes and fields 
Generalized Brownian Functionals and Stochastic Evolution Equations 
P.L. Chow, Wayne State University, Michigan, USA 
Consider the weak solution of a stochastic evolution equation with a space-time 
'white noise' coefficient. Existence, uniqueness and regularity of a weak solution 
will be discussed in terms of Hida's theory of generalized Brownian Functionals. 
Also, via a concrete xample, we will illustrate an application of Hida-Kuo functional 
calculus to derive function-space differential equations for certain average func- 
tionals of the solution process, by means of which some analytical properties of the 
solution can be studied. 
Computational Aspects of Probabilities Associated with the Wiener and Brownian 
Bridge Processes 
C.F. Chung, Geological Survey of Canada, Ottawa, Canada 
When applying strong approximation and/or weak convergence methods to 
statistical problems, the computation of probabilities for functionals of interest of 
the approximating Gaussian processes plays a crucial role. In this paper we summar- 
ize and generalize some of the available methods for computing probabilities 
associated with Wiener and Brownian bridge processes required for such applica- 
tions. 
Weak convergence and strong approximation of empirical, empirical quantile, 
product-limit and Q-Q processes to Brownian bridge and Wiener processes are well 
known. They can, in principle, be used to construct confidence bands for their 
statistical functions. The required computations on functionals of appropriate 
Gaussian processes are frequently complicated. Many of the required tools and 
methods are presented. 
As illustrations, confidence bands are constructed from simulated and real data 
sets with doubly truncated observations. A computer program written in Fortran-77 
has also been developed for these computations. 
